
STATE OF ARIZONA

June 30, 2016

ATZF

ST OF AZ POOL 5 LGIP

July 17, 2016As of: View Date:

FUND:

Holdings

% Fund
Asset ID Asset Description Rate

Unit PriceUnits Market ValueUnit Cost Total Cost Unrealized Gn/Ls
% Curr

Base Currency: USD - US DOLLAR
Maturity Date

CASH
1.000000Exchange Rate:US DOLLAR

USD US DOLLAR

1.000000Local3,791.660 3,791.66 3,791.661.000000 0.00 0.00
1.000000Base 3,791.66 3,791.661.000000 0.00 0.00

US DOLLAR  Total
3,791.660 Local 3,791.66 3,791.66 0.00 0.00

Base 3,791.66 3,791.66 0.00 0.00

Base3,791.660 3,791.66 3,791.66 0.00 0.00

CASH Total

CASH EQUIVALENT
1.000000Exchange Rate:US DOLLAR

20 Jul 20160.6100282CGL0 ABBOT LABORATORIES

99.967806Local20,000,000.000 19,993,561.11 19,993,561.1199.967806 0.00 1.78
99.967806Base 19,993,561.11 19,993,561.1199.967806 0.00 1.78

05 Jul 20160.4400915SG55 AIR PRODUCTS & CHEMI

99.995111Local20,000,000.000 19,999,022.22 19,999,022.2299.995111 0.00 1.78
99.995111Base 19,999,022.22 19,999,022.2299.995111 0.00 1.78

08 Aug 20160.650347M2H82 ANGLESEA FDG PLC & ANG

99.931389Local30,000,000.000 29,979,416.67 29,979,416.6799.931389 0.00 2.67
99.931389Base 29,979,416.67 29,979,416.6799.931389 0.00 2.67

11 Jul 20160.4303785DGB6 APPLE INC

99.988056Local20,000,000.000 19,997,611.11 19,997,611.1199.988056 0.00 1.78
99.988056Base 19,997,611.11 19,997,611.1199.988056 0.00 1.78

01 Aug 20160.4603785DH17 APPLE INC

99.960389Local30,000,000.000 29,988,116.67 29,988,116.6799.960389 0.00 2.67
99.960389Base 29,988,116.67 29,988,116.6799.960389 0.00 2.67

Prepared by State StreetBooks Closed# Issue has not been redenominated but Local is converted
& Issue has redenominated but Local is not converted
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STATE OF ARIZONA

June 30, 2016

ATZF

ST OF AZ POOL 5 LGIP

July 17, 2016As of: View Date:

FUND:

Holdings

% Fund
Asset ID Asset Description Rate

Unit PriceUnits Market ValueUnit Cost Total Cost Unrealized Gn/Ls
% Curr

Base Currency: USD - US DOLLAR
Maturity Date

06 Sep 20160.6205253AJ68 AUST & NEW ZEA

99.884611Local30,000,000.000 29,965,383.33 29,965,383.3399.884611 0.00 2.66
99.884611Base 29,965,383.33 29,965,383.3399.884611 0.00 2.66

10 Aug 20160.6206538BHA4 BANK TOKYO MIT UFJ NY

99.931111Local30,000,000.000 29,979,333.33 29,979,333.3399.931111 0.00 2.67
99.931111Base 29,979,333.33 29,979,333.3399.931111 0.00 2.67

11 Jul 20160.5116677JGB6 CHEVRON CORP

99.985833Local15,000,000.000 14,997,875.00 14,997,875.0099.985833 0.00 1.33
99.985833Base 14,997,875.00 14,997,875.0099.985833 0.00 1.33

01 Sep 20160.5316677JJ15 CHEVRON CORP

99.908722Local11,200,000.000 11,189,776.89 11,189,776.8999.908722 0.00 1.00
99.908722Base 11,189,776.89 11,189,776.8999.908722 0.00 1.00

05 Jul 20160.472063C0G55 CONCORD MIN CPTL CO

99.994778Local20,000,000.000 19,998,955.56 19,998,955.5699.994778 0.00 1.78
99.994778Base 19,998,955.56 19,998,955.5699.994778 0.00 1.78

25 Sep 20171.040121684BP65 COOPERATIEVE CENTRALE

100.313000Local2,500,000.000 2,500,000.00 2,507,825.00100.000000 7,825.00 0.22
100.313000Base 2,500,000.00 2,507,825.00100.000000 7,825.00 0.22

27 Jul 20160.4224423MGT1 JOHN DEERE CREDIT LT

99.969667Local20,000,000.000 19,993,933.34 19,993,933.3499.969667 0.00 1.78
99.969667Base 19,993,933.34 19,993,933.3499.969667 0.00 1.78

15 Jul 20160.452546R2GF7 WALT DISNEY CO

99.982500Local20,000,000.000 19,996,500.00 19,996,500.0099.982500 0.00 1.78
99.982500Base 19,996,500.00 19,996,500.0099.982500 0.00 1.78

07 Jul 20160.5338102JG74 GOLDEN FUNDING CORP

99.991167Local29,625,000.000 29,622,383.12 29,622,383.1299.991167 0.00 2.63
99.991167Base 29,622,383.12 29,622,383.1299.991167 0.00 2.63

01 Aug 20160.0138102JH16 GOLDEN FUNDING CORP

99.943279Local18,205,000.000 18,194,673.87 18,194,673.8799.943279 0.00 1.62
99.943279Base 18,194,673.87 18,194,673.8799.943279 0.00 1.62

Prepared by State StreetBooks Closed# Issue has not been redenominated but Local is converted
& Issue has redenominated but Local is not converted
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STATE OF ARIZONA

June 30, 2016

ATZF

ST OF AZ POOL 5 LGIP

July 17, 2016As of: View Date:

FUND:

Holdings

% Fund
Asset ID Asset Description Rate

Unit PriceUnits Market ValueUnit Cost Total Cost Unrealized Gn/Ls
% Curr

Base Currency: USD - US DOLLAR
Maturity Date

11 Jul 20160.4638346LGB6 GOTHAM FDG CORP

99.987222Local20,000,000.000 19,997,444.45 19,997,444.4599.987222 0.00 1.78
99.987222Base 19,997,444.45 19,997,444.4599.987222 0.00 1.78

05 Jul 20160.4345856WG52 INTERCONTINENTAL EXCHANGE

99.995222Local24,873,000.000 24,871,811.62 24,871,811.6299.995222 0.00 2.21
99.995222Base 24,871,811.62 24,871,811.6299.995222 0.00 2.21

18 Jul 20160.452952LGJ5 LEXINGTN PKR CAP CO LL

99.981111Local30,000,000.000 29,994,333.33 29,994,333.3399.981111 0.00 2.67
99.981111Base 29,994,333.33 29,994,333.3399.981111 0.00 2.67

26 Aug 20160.656274LHS6 MANHATTAN ASSET FDG.

99.906667Local10,000,000.000 9,990,666.67 9,990,666.6799.906667 0.00 0.89
99.906667Base 9,990,666.67 9,990,666.6799.906667 0.00 0.89

18 Aug 20160.61560689FHJ0 MIZUHO BANK LTD

99.918000Local30,000,000.000 29,975,400.00 29,975,400.0099.918000 0.00 2.67
99.918000Base 29,975,400.00 29,975,400.0099.918000 0.00 2.67

19 Sep 20160.4964105GJK1 NESTLE CAP CORP

99.891111Local20,000,000.000 19,978,222.22 19,978,222.2299.891111 0.00 1.78
99.891111Base 19,978,222.22 19,978,222.2299.891111 0.00 1.78

08 Jul 20160.3971344TG89 PEPSICO INC

99.992417Local20,000,000.000 19,998,483.33 19,998,483.3399.992417 0.00 1.78
99.992417Base 19,998,483.33 19,998,483.3399.992417 0.00 1.78

25 Jul 20160.4471708EGR0 PFIZER INC

99.970667Local10,000,000.000 9,997,066.67 9,997,066.6799.970667 0.00 0.89
99.970667Base 9,997,066.67 9,997,066.6799.970667 0.00 0.89

20 Jul 20160.3877119LGL7 ROCHE HOLDING INC

99.979944Local20,000,000.000 19,995,988.89 19,995,988.8999.979944 0.00 1.78
99.979944Base 19,995,988.89 19,995,988.8999.979944 0.00 1.78

02 Aug 20160.6185520LH24 STARBIRD FDG. CORP

99.945778Local30,000,000.000 29,983,733.33 29,983,733.3399.945778 0.00 2.67
99.945778Base 29,983,733.33 29,983,733.3399.945778 0.00 2.67

Prepared by State StreetBooks Closed# Issue has not been redenominated but Local is converted
& Issue has redenominated but Local is not converted
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STATE OF ARIZONA

June 30, 2016

ATZF

ST OF AZ POOL 5 LGIP

July 17, 2016As of: View Date:

FUND:

Holdings

% Fund
Asset ID Asset Description Rate

Unit PriceUnits Market ValueUnit Cost Total Cost Unrealized Gn/Ls
% Curr

Base Currency: USD - US DOLLAR
Maturity Date

18 Nov 20160.8189233GLJ3 TOYOTA MOTOR CREDIT

99.711056Local10,000,000.000 9,968,500.00 9,971,105.6099.685000 2,605.60 0.89
99.711056Base 9,968,500.00 9,971,105.6099.685000 2,605.60 0.89

05 Aug 20160.4291513UCK6 UNIVERSITY TX PERM UNIV FD

100.000000Local25,000,000.000 25,000,000.00 25,000,000.00100.000000 0.00 2.22
100.000000Base 25,000,000.00 25,000,000.00100.000000 0.00 2.22

14 Jul 20160.43923UYR002 FDIC ALLIANCE BANK OF ARIZONA CDARS CD

100.000000Local2,357,636.990 2,357,636.99 2,357,636.99100.000000 0.00 0.21
100.000000Base 2,357,636.99 2,357,636.99100.000000 0.00 0.21

04 Aug 20160.48923UYR002 FDIC ALLIANCE BANK OF ARIZONA CDARS CD

100.000000Local1,322,947.780 1,322,947.78 1,322,947.78100.000000 0.00 0.12
100.000000Base 1,322,947.78 1,322,947.78100.000000 0.00 0.12

04 Aug 20160.66923UYR002 FDIC ALLIANCE BANK OF ARIZONA CDARS CD

100.000000Local1,482,814.210 1,482,814.21 1,482,814.21100.000000 0.00 0.13
100.000000Base 1,482,814.21 1,482,814.21100.000000 0.00 0.13

11 Aug 20160.43923UYR002 FDIC ALLIANCE BANK OF ARIZONA CDARS CD

100.000000Local5,005,973.770 5,005,973.77 5,005,973.77100.000000 0.00 0.45
100.000000Base 5,005,973.77 5,005,973.77100.000000 0.00 0.45

11 Aug 20160.48923UYR002 FDIC ALLIANCE BANK OF ARIZONA CDARS CD

100.000000Local3,097,399.500 3,097,399.50 3,097,399.50100.000000 0.00 0.28
100.000000Base 3,097,399.50 3,097,399.50100.000000 0.00 0.28

02 Feb 20170.66923UYR002 FDIC ALLIANCE BANK OF ARIZONA CDARS CD

100.000000Local4,276,412.150 4,276,412.15 4,276,412.15100.000000 0.00 0.38
100.000000Base 4,276,412.15 4,276,412.15100.000000 0.00 0.38

20 Jul 20160.4592646KGL0 VICTORY RECEIVABLES

99.976250Local25,000,000.000 24,994,062.50 24,994,062.5099.976250 0.00 2.22
99.976250Base 24,994,062.50 24,994,062.5099.976250 0.00 2.22

20 Jul 20160.4792646KGL0 VICTORY RECEIVABLES

99.975194Local15,000,000.000 14,996,279.17 14,996,279.1799.975194 0.00 1.33
99.975194Base 14,996,279.17 14,996,279.1799.975194 0.00 1.33

Prepared by State StreetBooks Closed# Issue has not been redenominated but Local is converted
& Issue has redenominated but Local is not converted
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STATE OF ARIZONA

June 30, 2016

ATZF

ST OF AZ POOL 5 LGIP

July 17, 2016As of: View Date:

FUND:

Holdings

% Fund
Asset ID Asset Description Rate

Unit PriceUnits Market ValueUnit Cost Total Cost Unrealized Gn/Ls
% Curr

Base Currency: USD - US DOLLAR
Maturity Date

01 Jul 20160.4927YHY004 RBC CAPITAL MARKETS REPO 04/16 VAR

100.000000Local95,000,000.000 95,000,000.00 95,000,000.00100.000000 0.00 8.45
100.000000Base 95,000,000.00 95,000,000.00100.000000 0.00 8.45

01 Jul 20160.4930ABD003 FIDELITY INVESTMENTS MONEY

100.000000Local50,000,000.000 50,000,000.00 50,000,000.00100.000000 0.00 4.45
100.000000Base 50,000,000.00 50,000,000.00100.000000 0.00 4.45

01 Jul 20160.42979QHT009 WELLS FARGO REPO

100.000000Local56,216,985.710 56,216,985.71 56,216,985.71100.000000 0.00 5.00
100.000000Base 56,216,985.71 56,216,985.71100.000000 0.00 5.00

07 Jul 20160.42979QHT009 WELLS FARGO REPO

100.000000Local150,000,000.000 150,000,000.00 150,000,000.00100.000000 0.00 13.34
100.000000Base 150,000,000.00 150,000,000.00100.000000 0.00 13.34

01 Jul 20160.35979QRC005 BANK OF AMERICA REPO

100.000000Local100,000,000.000 100,000,000.00 100,000,000.00100.000000 0.00 8.89
100.000000Base 100,000,000.00 100,000,000.00100.000000 0.00 8.89

01 Jul 20160.41979RFJ001 ALLIANCE BANK OF ARIZONA MONEY

100.000000Local22,932,516.850 22,932,516.85 22,932,516.85100.000000 0.00 2.04
100.000000Base 22,932,516.85 22,932,516.85100.000000 0.00 2.04

US DOLLAR  Total
1,098,095,686.960 Local 1,097,831,221.36 1,097,841,651.96 10,430.60 97.63

Base 1,097,831,221.36 1,097,841,651.96 10,430.60 97.63

Base1,098,095,686.960 1,097,831,221.36 1,097,841,651.96 10,430.60 97.63

CASH EQUIVALENT Total

FIXED INCOME
1.000000Exchange Rate:US DOLLAR

15 Feb 20170.6714313YAA6 CARMAX AUTO OWNER TRUST CARMX 2016 1 A1

100.000060Local3,234,122.010 3,234,122.01 3,234,123.95100.000000 1.94 0.29
100.000060Base14,000,000.000Original Face: 3,234,122.01 3,234,123.95100.000000 1.94 0.29

Prepared by State StreetBooks Closed# Issue has not been redenominated but Local is converted
& Issue has redenominated but Local is not converted
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STATE OF ARIZONA

June 30, 2016

ATZF

ST OF AZ POOL 5 LGIP

July 17, 2016As of: View Date:

FUND:

Holdings

% Fund
Asset ID Asset Description Rate

Unit PriceUnits Market ValueUnit Cost Total Cost Unrealized Gn/Ls
% Curr

Base Currency: USD - US DOLLAR
Maturity Date

15 Mar 20170.6734531AAA2 FORD CREDIT AUTO LEASE TRUST FORDL 2016 A A1

99.991580Local9,732,789.220 9,732,789.22 9,731,969.72100.000000 -819.50 0.87
99.991580Base16,500,000.000Original Face: 9,732,789.22 9,731,969.72100.000000 -819.50 0.87

15 Feb 20170.6834531PAA9 FORD CREDIT AUTO OWNER TRUST FORDO 2016 A A1

100.000040Local1,689,328.270 1,689,328.27 1,689,328.95100.000000 0.68 0.15
100.000040Base12,000,000.000Original Face: 1,689,328.27 1,689,328.95100.000000 0.68 0.15

21 Feb 20170.6736250UAA2 GM FINANCIAL AUTOMOBILE LEASIN GMALT 2016 1 A1

99.994370Local3,614,961.610 3,614,961.61 3,614,758.09100.000000 -203.52 0.32
99.994370Base12,000,000.000Original Face: 3,614,961.61 3,614,758.09100.000000 -203.52 0.32

21 Feb 20170.6243814NAA3 HONDA AUTO RECEIVABLES OWNER T HAROT 2016 1 A1

99.942760Local8,343,348.430 8,343,348.43 8,338,572.70100.000000 -4,775.73 0.74
99.942760Base17,500,000.000Original Face: 8,343,348.43 8,338,572.70100.000000 -4,775.73 0.74

US DOLLAR  Total
26,614,549.540 Local 26,614,549.54 26,608,753.41 -5,796.13 2.37

Base72,000,000.000Original Face: 26,614,549.54 26,608,753.41 -5,796.13 2.37

Base26,614,549.540 26,614,549.54 26,608,753.41 -5,796.13 2.37

FIXED INCOME Total

72,000,000.000Original Face:

Prepared by State StreetBooks Closed# Issue has not been redenominated but Local is converted
& Issue has redenominated but Local is not converted
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STATE OF ARIZONA

June 30, 2016

ATZF

ST OF AZ POOL 5 LGIP

July 17, 2016As of: View Date:

FUND:

Holdings

% Fund
Asset ID Asset Description Rate

Unit PriceUnits Market ValueUnit Cost Total Cost Unrealized Gn/Ls
% Curr

Base Currency: USD - US DOLLAR
Maturity Date

1,124,449,562.56Base1,124,714,028.160
FUND Total

1,124,454,197.03 4,634.47 100.00
Original Face: 72,000,000.000

Prepared by State StreetBooks Closed# Issue has not been redenominated but Local is converted
& Issue has redenominated but Local is not converted
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Currency Summary

Holdings

View Date: July 17, 2016

% FundUnits Total Cost Market Value Total Unreal Gn/LsUnreal Curr Gn/LsUnreal Sec Gn/Ls
% Currency

As of: June 30, 2016

Base Currency:USD - US DOLLAR

ST OF AZ POOL 5 LGIP

ATZF
STATE OF ARIZONA

FUND:

US DOLLAR 1.000000Exchange Rate:

3,791.660 3,791.66 0.000.00Local 3,791.66 0.00

CASH

0.003,791.66 0.000.003,791.66Base 0.00

1,098,095,686.960 1,097,841,651.96 10,430.6010,430.60Local 1,097,831,221.36 97.63

CASH EQUIVALENT

10,430.601,097,841,651.96 10,430.600.001,097,831,221.36Base 97.63

26,614,549.540 26,608,753.41 -5,796.13-5,796.13Local 26,614,549.54 2.37

FIXED INCOME

72,000,000.000 -5,796.1326,608,753.41 -5,796.130.0026,614,549.54BaseOriginal Face: 2.37

US DOLLAR  Total
1,124,714,028.160 1,124,449,562.56 1,124,454,197.03 4,634.474,634.47Local 100.00

0.004,634.4772,000,000.000 1,124,449,562.56 1,124,454,197.03 4,634.47BaseOriginal Face: 100.00

0.004,634.471,124,714,028.160 1,124,449,562.56 1,124,454,197.03 4,634.47

FUND Total
Base 100.00

72,000,000.000Original Face:

Prepared by State StreetPage 8 Books Closed



Units Total Cost Market Value Unreal Curr Gn/LsUnreal Sec Gn/Ls Total Unreal Gn/Ls% Fund

Holdings ST OF AZ POOL 5 LGIP
STATE OF ARIZONA

ATZF

June 30, 2016 July 17, 2016

Asset Summary

As of:

FUND:

View Date:

Base Currency: USD - US DOLLAR

CASH

3,791.660 3,791.66 3,791.66 0.00 0.00 0.00 0.00
US DOLLAR

CASH Total
3,791.660 3,791.66 3,791.66 0.000.00 0.000.00

Page 9 Books Closed Prepared by State Street



Units Total Cost Market Value Unreal Curr Gn/LsUnreal Sec Gn/Ls Total Unreal Gn/Ls% Fund

Holdings ST OF AZ POOL 5 LGIP
STATE OF ARIZONA

ATZF

June 30, 2016 July 17, 2016

Asset Summary

As of:

FUND:

View Date:

Base Currency: USD - US DOLLAR

CASH EQUIVALENT

1,098,095,686.960 1,097,831,221.36 1,097,841,651.96 97.63 10,430.60 0.00 10,430.60
US DOLLAR

CASH EQUIVALENT Total
1,098,095,686.960 1,097,831,221.36 1,097,841,651.96 10,430.6097.63 10,430.600.00

Page 10 Books Closed Prepared by State Street



Units Total Cost Market Value Unreal Curr Gn/LsUnreal Sec Gn/Ls Total Unreal Gn/Ls% Fund

Holdings ST OF AZ POOL 5 LGIP
STATE OF ARIZONA

ATZF

June 30, 2016 July 17, 2016

Asset Summary

As of:

FUND:

View Date:

Base Currency: USD - US DOLLAR

FIXED INCOME

26,614,549.540 26,614,549.54 26,608,753.41 2.37 -5,796.13 0.00 -5,796.13
US DOLLAR

FIXED INCOME Total
26,614,549.540 26,614,549.54 26,608,753.41 -5,796.132.37 -5,796.130.00

Page 11 Books Closed Prepared by State Street



Units Total Cost Market Value Unreal Curr Gn/LsUnreal Sec Gn/Ls Total Unreal Gn/Ls% Fund

Holdings ST OF AZ POOL 5 LGIP
STATE OF ARIZONA

ATZF

June 30, 2016 July 17, 2016

Asset Summary

As of:

FUND:

View Date:

Base Currency: USD - US DOLLAR

FUND Total
1,124,714,028.160 1,124,449,562.56 1,124,454,197.03 100.00 4,634.47 0.00 4,634.47

Page 12 Books Closed Prepared by State Street



Units Total Cost Market Value Unreal Curr Gn/LsUnreal Sec Gn/Ls Total Unreal Gn/LsNotional Par % Fund

Holdings ST OF AZ POOL 5 LGIP
STATE OF ARIZONA

ATZF

June 30, 2016 July 17, 2016

Fund Summary

As of:

FUND:

View Date:

Base Currency: USD - US DOLLAR

CASH
3,791.660 3,791.66 3,791.66 0.00 0.00 0.00 0.00

0.00
0.00

0.00
0.00

0.00
0.00

GN GN GN
LS LS LS

CASH EQUIVALENT
1,098,095,686.960 1,097,831,221.36 1,097,841,651.96 97.63 10,430.60 0.00 10,430.60

10,430.60
0.00

0.00
0.00

10,430.60
0.00

GN GN GN
LS LS LS

FIXED INCOME
26,614,549.540 26,614,549.54 26,608,753.41 2.37 -5,796.13 0.00 -5,796.13

2.62
-5,798.75

0.00
0.00

2.62
-5,798.75

GN GN GN
LS LS LS

Original Face: 72,000,000.000

FUND Total
1,124,714,028.160 1,124,449,562.56 1,124,454,197.03 100.00 4,634.47 0.00 4,634.470.000

0.00-5,798.75 LS
GN10,433.22 0.00 10,433.22

-5,798.75
GN GN
LS LS

72,000,000.000Original Face:

Page 13 Books Closed Prepared by State Street
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